Analyse non linéaire ABSTRACT. - P. L. Lions [6 ] , of the new notion of weak or so-called « viscosity » solutions of such PDE. This concept, reformulated in part by Crandall-EvansLions [5 ] The three applications mentioned above concern the asymptotic behavior of exit times ( § 1), the probability of exiting through a given portion of the boundary ( § 2), and the probability of remaining in a given set for a given time ( § 3). The appendix ( § 4) collects facts about representation formulas, from control theory, of viscosity solutions of various PDE. We will not recall here the definitions and basic properties of viscosity solutions, referring the reader instead to [5 ] .
Below are certain standing hypothesis which are assumed to hold throughout the paper. We are given mappings b : (~n -~ and c :
Rn ~ MM x n, and then define where n (resp. Sn n) is the space of all (resp. all symmetric) n x n matrices. We suppose [19 ] .
Fix s > 0, x E Q, T > 0. For each 0 t T we consider the stochastic differential equation
Define Q = Q x (0, T).
Set the probability that a sample path of the solution of (3. l)g will remain [15 ] [16] .
